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Attachment to Xetra Circular 018/24:  
 
Maximum order values according to § 122 (3) of the Exchange Rules for the Frankfurter Wertpapierbörse 

 

In accordance with § 122 (3) of the Exchange Rules for the Frankfurter Wertpapierbörse, the FWB Management 
Board determines the following maximum order values for the entry of orders and quotes for the individual 
securities in the electronic trading system T7 of the FWB (MIC: XETR (Xetra) and MIC: XFRA (Börse Frankfurt)): 

 

 

Security type Liquidity band (LB) Max. order value (EUR)
Equities ESMA_LB1 € 73.000.000
Equities ESMA_LB2 € 73.000.000
Equities ESMA_LB3 € 73.000.000
Equities ESMA_LB4 € 348.000.000
Equities ESMA_LB5 € 348.000.000
Equities ESMA_LB6 € 438.000.000
ETF ESMA_LB6 € 184.000.000
ETF XETRA_LB8 € 169.000.000
ETF XETRA_LB10 € 72.000.000
ETC XETRA_LB7 € 209.000.000
ETN XETRA_LB7 € 191.000.000
Subscription rights ESMA_LB1 € 1.000.000
Subscription rights ESMA_LB2 € 1.000.000
Subscription rights ESMA_LB3 € 6.000.000
Subscription rights ESMA_LB4 € 6.000.000
Subscription rights ESMA_LB5 € 10.000.000
Subscription rights ESMA_LB6 € 41.000.000
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Security type Liquidity band (LB) Currency group for  LB Max. order value (EUR)
Equities ESMA_LB1 n.a. € 6.000.000
Equities ESMA_LB2 n.a. € 6.000.000
Equities ESMA_LB3 n.a. € 8.000.000
Equities ESMA_LB4 n.a. € 9.000.000
Equities ESMA_LB5 n.a. € 11.000.000
Equities ESMA_LB6 n.a. € 18.000.000
ETF ESMA_LB6 n.a. € 20.000.000
ETF XFRA_LB8 n.a. € 31.000.000
ETF XFRA_LB10 n.a. € 4.000.000
ETC ESMA_LB6 n.a. € 1.000.000
ETC XFRA_LB7 n.a. € 9.000.000
ETC XFRA_LB10 n.a. € 2.000.000
ETC XFRA_BF_DEF n.a. € 1.000.000
ETN XFRA_LB7 n.a. € 5.000.000
Investment Funds XFRA_BF_FONDS n.a. € 6.000.000
Subscription rights ESMA_LB1 n.a. € 1.000.000
Subscription rights ESMA_LB2 n.a. € 1.000.000
Subscription rights ESMA_LB3 n.a. € 7.000.000
Subscription rights ESMA_LB4 n.a. € 7.000.000
Subscription rights ESMA_LB5 n.a. € 22.000.000
Subscription rights ESMA_LB6 n.a. € 42.000.000
Structured products PST_BF2 EUR € 7.000.000
Structured products PST_BF7 EUR € 2.000.000
Structured products PST_BFGE EUR € 1.000.000
Structured products PST_BFM EUR € 10.000.000
Structured products XFRA_BFZ_EUR EUR € 28.000.000
Structured products PST_BF2 Foreign Currency € 7.000.000
Structured products PST_BF7 Foreign Currency € 1.000.000
Structured products PST_BFM Foreign Currency € 1.000.000
Structured products XFRA_BFZ_FOR Foreign Currency € 9.000.000
Other XFRA_BF_DEF n.a. € 1.000.000
Bonds ESMA_LB6 EUR € 1.000.000
Bonds PST_BF2 EUR € 10.000.000
Bonds PST_BF7 EUR € 22.000.000
Bonds PST_BFGE EUR € 59.000.000
Bonds PST_BFM EUR € 20.000.000
Bonds XFRA_BF_BOND EUR € 1.000.000
Bonds PST_BF2 Foreign Currency € 4.000.000
Bonds PST_BF7 Foreign Currency € 10.000.000
Bonds PST_BFGE Foreign Currency € 2.000.000
Bonds PST_BFM Foreign Currency € 4.000.000

Börse Frankfurt


